




         Penelitian ini bertujuan untuk mengetahui pengaruh kinerja keuangan 
terhadap Return saham pada perusahaan pertambangan di Bursa Efek Indonesia 
periode 2012-2015. Variabel yang digunakan dalam penelitian ini adalah variabel 
Current Ratio (CR), Debt to Equity Ratio (DER), Earning Per Share (EPS), 
Return on Asset (ROA), dan Total Asset Turn Over (TATO) sebagai variabel 
independen dan Return Saham (RS) sebagai variabel dependen. 
Populasi dalam penelitian ini diperoleh dengan menggunakan metode 
purposive sampling pada perusahaan pertambangan di Bursa Efek Indonesia 
periode 2012-2015 dan berdasarkan kriteria yang telah ditentukan maka diperoleh 
sampel sebanyak 9 perusahaan pertambangan. Sehingga diperoleh data penelitian 
sebanyak 36 data penelitian. Metode analisis yang digunakan adalah regresi linear 
berganda dengan alat bantu aplikasi SPSS (Statistical Product and Service 
Solutions) versi 23. 
Hasil dari penelitian ini menunjukkan bahwa variabel Debt to Equity Ratio 
(DER), Earning Per Share (EPS), Return on Asset (ROA), dan Total Asset Turn 
Over (TATO) berpengaruh positif signifikan terhadap Return Saham, sedangkan 
Current Ratio (CR) tidak berpengaruh signifikan terhadap Return Saham (RS). 
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The purpose of this research is to find out the influence of financial 
performance to the stock return on mining companies which are listed in 
Indonesia Stock Exchange in 2012-2015 periods. The variables in this research 
are Current Ratio (CR), Debt to Equity Ratio (DER), Earnings Per Share (EPS), 
Return on Asset (ROA), and Total Asset Turnover (TATO) as the independent 
variables and stock return (RS) as the dependent variable. 
The population has been obtained by using purposive sampling method on 
mining companies in Indonesia Stock Exchange in 2012-2015 periods and based 
on the predetermined criteria 9 mining companies have been selected as samples. 
So 36 research data have been obtained. The analysis method has been carried out 




The result of the research shows that Debt to Equity Ratio (DER), Earning 
Per Share (EPS), Return on Asset (ROA), and Total Asset Turnover (TATO) give 
positive and significant influence to the stock return whereas Current Ratio (CR) 
does not give any significant influence to the stock return (RS). 
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